Let p,(k) = Rtk)lRtO) be the autocorrelation of Xi at lag k.
Then. it is easily seen that, (Priestley, 1980) ,
Thus, %n is an unbiased estimator of u and it is consistent if the right hand side of (1) converges. In particular, if X.
has a purely continuous spectrum with (normalized) spectral
then we have
Therefore, for large n
To illustrate the use of (3) we have
be the i-th partial sum of { ct I 0 < t < 00 1 and define
where Z"(O) = 0. PROOF: From (6) n -3/2 5 >; (1886) (1985) . The overall order of X, of (13) is (p+l, q 
